Introduction.
This is the beginning of a study of the supports of infinitely divisible distribution functions.
By the support of a distribution function F, supp F, we mean the smallest closed set S for which j". dF(x) = 1.
In a recent paper [4] it was shown that if F is infinitely divisible, without Proof.
In case a > 0, then supp F = (-oo, oo); we need therefore only prove the theorem in case a = 0. We prove it in three cases.
Case (i). In this case, it is assumed that F has a characteristic function of the form 
